Crucok u3MeHeHMil B Bepcuu 9.6

1.ITopsinok pacyera JUMHUTOB HeH onuuoHoB B JICB/]

Buenpsiercst B pexuMe TeXHUUECKOH roToBHOCTH. O 3amycKe TOProBIIN OMIIMOHAMH B
6e3aapecHoM pexkume B JICB/] Oyaet 0O0bsBIEHO JOMOTHATEIHHO.

B Bepcuu 9.6 B TC Criextpa qo0aBisieTcst MpoBepKa IeH OMIIMOHOB B 3asBKAX KIMCHTOB Ha
COOTBETCTBHE JMMUTAM LI€H OINIUOHOB, ycTaHOBIEHHBIX B TC, B epro/1 10MOIHUTEIbHON
ceccuu BbixogHoro aHs (JICBJl). Jloruka nmpoBepku ctaHAaapTHas: 3asBKH HA MTOKYIIKY € LIEHOM,
BBIILIC BEPXHET0 JINMUTA LIEHBI, U 3aBKH Ha MPOJIAXY € LIEHOM, HUKe HIDKHETO JIMMUTA 1eHBI,
CUUTAIOTCS HEKOPPEKTHBIMU U OTKJIOHSIOTCS] CUCTEMOIA.

Pacuer numutoB nien B JICB/] ocymecTBisieTcs Juisi KaKI0TO OIMITUOHA C y4eTOM (haKTOPOB,
OKa3bIBAIOIINX BIMSHHUE Ha [IEHY OMIIMOHOB (1IeHa 6a3MCHOr0 aKTHUBA, CLIEHAPUU BOJIATUIHLHOCTH,
MIPOIICHTHBIEC CTABKH), B COOTBETCTBUHU C CYIIECTBYIOIIEH METOIUKOM
https://www.moex.com/al898 ¢ yueTom cieayrommux 0COOCHHOCTEH:

e MaKCHUMaJIbHBIA U MUHUMAJIbHBIN CIIEHAPUI BOJIATUIILHOCTH JOXOIHOCTH Oa3UCHOTO
aKTHBa IPUHUMAIOT 3HAUEHHE PacyeTHas BOJATUIBHOCTh JOXOJHOCTH Oa3UCHOTO aKTHUBA
Ha MOMeHT 23:50 nocneanero toprosoro s nepea JACB/;

e B KayecTBE MaKCHUMaJbHONH/MUHUMAIbHOMN LIeHbl 0a3MCHOrO aKTHUBA HCIIOJIb3YETCs
BEPXHSISI/HIDKHSS TpaHnLia Gprouepca (KoJuiaTepaia) TaHHOTO OIIMOHA.

PaccunTannble 3HaYeHUS TYOJUKYIOTCS B IIUTI03€ B Ta0nuie volat motoka

FORTS VOLAT REPL B nmonsix up_prem weekend u down_prem_ weekend (Bue JICB/]
3HAYEHHS ITUX MOJIeH paBHbI -1) , ¥ MOKa3bIBatOTCs B TepMUHAiIe CPOYHOrO PhIHKA B OKHE
®duHaHcoBbIe UHCTPpYMEeHTHI B noysx "Bepxuuit mumut JJCB/" (weekend price Imt high) u
"Hwxunit mumut JICB1" (weekend price Imt how).

ITpoBepka ONMIIMOHHBIX 3asBOK Ha COOTBETCTBUE JUMHTaM IieH B JICB/I siBisiercst o0s13aTenbHON
Ui 6e3a7pecHoro pexuma Topro. Kpome 31oro, y KIMEHTOB 0CTaeTCsl BO3MOKHOCTh
MHULMUPOBATh IPOBEPKY 3asIBKU 10 TEKYIIEMY ONIMOHAIBHOMY aJITOPUTMY IIPH MOJaue 3asBKU
(is_check limit), riae mpoBepsieTcsi COOTBETCTBHE LIEHBI IpaHuIIaM volat.up prem u
volat.down_prem.

2. lopadoTKH TOProBjiM M NOCTABKH HAa CPOYHOM pPBIHKE JIS1 KJIHEHTOB
HeJPY’KeCTBEHHbIX HEPE3UAECHTOB B paMKax Yka3a Ne436

B cBs3u ¢ Ykazom Ned436 u Pemennem Cosera aupexkropoB bBP "O6 ycTranoBneHun pexuma
cueroB Thna "MH" B TC CnekTpa peann3zoBaHa NOAAEPKKa TOCTYIA HEAPYKECTBEHHBIX
HEpEe3UACHTOB, UMEIOIIKX cueTa Tumna "MH", K TopraM u nocraBke 1o gpprouyepcaM Ha aKIuu
POCCHUICKHUX YIMUTEHTOB.


https://www.moex.com/a1898

Jlst peanuzanuu cueroB Tumna "MH" Ha ypoBeHb PacueTHOTr0 KO/1a 100aBIISETCS] HOBBIN MPU3HAK
"SPF". B nutto3e npu3Hak Tpanciupyercs B Tabauie fut margin_ type motoka

FORTS REFDATA REPL B noze spf - [Ipuznak T0oro, 4To pacyeTHBIM KO OTKPBIT IS
HEPE3UACHTOB HEIPYKECTBEHHBIX CTpaH: 0 — OOBIYHBIN PACYETHBIN KO/, 2 — paCUETHBIN KOJ
tuna "Un". Knuenram (7kk ¢ mpu3HakoM "Hepe3uaeHT" ), 3apeructpupoBanubiM moa PK ¢
npuzHakoM "SPF", pa3permraercst Toprosist pprouepcamMu Ha aKIUH POCCHUICKUX 3MUTEHTOB, HO
TOJIBKO B Oe3aapecHoM pexume. [lonaua aapecHbIX 3asBOK i cueToB Trna "MH" 3ampeniena
(Bo3Bpammaercs omuoOka 3003 - Anpecnsie 3asBku 1o PK MH 3anpemenst).

3. lo0aBuTH B cepBUC rmt pacyeT premium

[IpousBenena nopadoTka cepuca regulation of margin trading (RMT-cepBuc), KoTopbIit
103BOJISIET OcyliecTBIATh pacueT Hopmarusos nokpsitus pucka (HIIP1 u HITP2) B pamkax
PBIHOYHOT'O METOJIa Ha CTOPOHE YYacTHUKA KiupuHra. Teneps npu pacueTe HOPMAaTHBOB
HE00XO0AMMO YUUTHIBATH MPEMHUIO IO MTPEMHUAITBHBIM OIIIMOHAM Ha CIOT:

HITP1 = navanbHas croumocTs noprdens + BM + NOV + premium - ['O 6/3
HITP2 = nauanbHas croumocTs noprdens + BM + NOV + premium - (I'O 6/3)/2,

rJie premium - HaKOIUICHHAsS TI0 C/ICIKaM MPEMUs 110 IPEMHUAIIbHBIM OIIIUOHAM, MOJUIe)kKAINAs K
yruiare B Onmvxkaimuii KimupuHr, B mepecuere Ha pyOITH.

3HaueHue NPEMUN PACCUUTHIBAETCS U TPAHCIUPYETCs YYaCTHUKAM I10 aHAJIOTUU C IPYTUMHU
KOMIIOHEHTaMH, ucrnoib3yembiMu aiis pacuera HIIP1 u HIIP2 B pamkax peIHOUHOTrO MeTOAA, B
nutioze B noroke FORTS RMT REPL B Tabnuie rmt_im B mosie rmt_premium.

4. lopa0doTKH 1J1s1 3aBe/IecHUs] KOHTPAKTA 32 2 KJIMPHUHIA 0 CTapTa TOPIroB

MeHnsercs ToTHKa 3aBeICHUS] HOBBIX HHCTPYMEHTOB B CUCTEME. Y TOPrOBOTO MHCTPYMEHTA
no0aBiieH HOBbIM aTpuOyT: JlaTta Hayana ToproB(d_sess assign) - kajieHiapHas garta, ¢
KOTOPOW BO3MOKHO ITOCTAHOBKA 3asiBOK. TOProBblii MHCTPYMEHT IPHU MOSIBIEHUU B CUCTEME
JOCTYIIEH B TOprax € JaThl Hayajia TOProB, HHCTPYMEHT JOCTYIIEH B TOpPrax ¢ IepBOro
JOCTYITHOTO TOPrOBOT0O NEPHO/IA YKA3aHHOW KaJICHITapHOM J1aThI.

5. I3mMeHeHnne BpeMeHH TPpaHCasinuu JaHHbIX B noTtokax FORTS_VM_REPL,
FORTS_VOLAT_REPL

B Bepcusix o Spectra-9.3 BKIIOUHUTENBHO, TOCIE TPOBEACHUS BeuepHeit M-t-M ceccuu, naHHbIE
I10 3aBEPUIEHHOMN M pacCYUTAaHHOM ceccuM TpaHcaupoBanch B notrokax FORTS VM REPL,
FORTS VOLAT REPL Bmiots 10 nepuoaa o0CIIy>KUBaHHs CUCTEMBI, BMECTE C JaHHBIMU
HOBOI Ha3HauYeHHOU ceccuu. Jlanee, mpu 00CITYKUBaHHUH, TAHHBIE CTAPO CECCUU YIAIISUTHCh.

C Bepcum Spectra-9.6, maHHbIe 110 cTapoit ceccuu B morokax FORTS _VM_REPL,
FORTS VOLAT REPL 6ynyt ynansaThces B Ipoliecce Ha3HaueHHsI HOBOW TOProBOM cecCHM U
(hopMHpOBaHUS HAYAJIbHBIX JaHHBIX JUIs Hee. Takum 00pa3oM, B Kax/Iblii MOMEHT BPEMEHH, B



notokax FORTS VM _REPL, FORTS VOLAT REPL 6yayTt TpanciupoBaTbCsi TaHHBIE TOJIBKO
OJIHOUM TOPrOBOM CECCHH.

6. U3menenus B unTepdeiicax u API

OBPALIAEM BAIIE BHUMAHMUE, uro usmenenusi B nporokojiax FAST SPECTRA u
SIMBA SPECTRA cpo4HOro poIlHKa He COXPaHSIOT 00PaTHOH COBMEeCTHMOCTH U TPeOyIoT
A0padoTOK Ha cTOPOHE KineHTckoro IO

6.1. CGATE

e B mnoroke FORTS COMMON REPL B Ta6auiie common rose
settlement_price_open o0bsBiIsIeTCs ycTapeBIIUM U OyIeT yJaaueHo B Bepcuu 9.12
e B noroke FORTS PART REPL B tabuuisl part u part_sa 100aBiI€HO HOBOE I10JI€:
o moment (t) - Bpemst 0OHOBIICHHSI 3aITUCH
e Brnoroke FORTS REFDATA REPL B tabnune fut_sess contents 100aBieHo mosue:

o d_sess_assign (t) - ara navana Topro (KajgeHaapHas jaTa, ¢ KOTOPOW BO3MOYKHA
MOCTAHOBKA 3asiBOK 110 HHCTPYMEHTY)

e B moroke FORTS _REFDATA REPL B Tabmawuie Sess_option_series:

o UW3MEHEHa ceMaHTHKa moust d_sess_assign, Terepb 3To - /lata Hauana TOpros
(xaneHgapHas JaTa, ¢ KOTOPOW BO3MOXKHA [TOCTAHOBKA 3asiBOK 110 HHCTPYMEHTY)

o nmobasneno moie fixed spot discount clr (f) - Cymma qUCKOHTHPOBAHHBIX
3HAYCHUN OOBSBICHHBIX JCHEKHBIX TOTOKOB. CF, mocunTaHHbIi Ha Ha4Yallo
TOpProBoro aus T.

e Bnoroke FORTS REFDATA REPL B tabauie fut margin_type no0aBieHo moJie:

o spf(il) - (Spf special flag) [Ipu3Hak TOTo, YTO pACUETHBIN KO OTKPHIT IS
HEPE3UICHTOB HEIPYKECTBEHHBIX CTpaH: 0 — OOBIYHBIN pacYeTHBIN KO/, 2 —
pacyeTHbIi ko Tumna "UnH".

e Bnoroke FORTS REFDATA REPL B rabnumax fut sess_contents, opt _sess_contents u
fut_instruments moste settlement_price_open oOBSIBIISIETCS YCTAPEBIINAM M OYJCT yIAICHO
B Bepcuu 9.12

e Bnoroke FORTS REFDATA REPL B rabnuue fut sess contents nosne ticker
O0BSBISIETCS YCTapeBIIUM U Oy/IeT ynaneHo B Bepcun 9.12

e B mnoroke FORTS MM REPL B tabnuiie mm_agreement filter no6asieno mose:

o program_code (c50) - Koa mporpamMmbi

e Bnoroke FORTS VOLAT REPL B Tabnuny volat_sa no0aBieHbl HOBbIE TOJIS:

o up_prem_weekend (d16.5) - BepxHuii TMUMHUT IPEMHUH IO OIIHOHY B
JOTIOTHUTEIHHOM CECCHH BBIXOIHOTO JHS

o down_prem_weekend (d16.5) — HrwkHUMit TUMHUT TIPEMHH IO OMIIUOHY B
JOTIOTHUTEIHHOIN CECCHH BBIXOIHOTO JHS

e B mnoroke FORTS INFO REPL B Tabnuie option_Series_params jpo0aBiieHo moe:

o fixed_spot_discount_clr (f) - Cymma qTuCKOHTHPOBAHHBIX 3HAYEHUI
OOBSBICHHBIX JIEHEXKHBIX MTOTOKOB. CF, mocunTaHHbIN HA HAYAIO TOPTOBOTO JTHSA
T

e B moroke FORTS RMT REPL B tabnune rmt_im goGaBieHo moie:



o rmt_premium (d26.2) - HakorutenHas 1mo caeikaM IpeMus 1Mo MpeMHaIbHBIM
OILIMOHAM, MoAJIeXkalas K yraTte B Omkaimuii Knupunr, B nepecuere Ha
pyomu.

6.2. FAST

e B coobmenun Security Definition (d):
o MH3amenen ID mabnona coobmenus ¢ '40' na '47'
o Ynanensl nons MaturityDate n MaturityTime
o JloGaBieHBI TOJIS:
= HighLimitPxWeekend - BepxHwuii TMMHUT IpEMHU 110 OMIIMOHY B
JOTIOTHUTEIIBHOW CECCUH BBIXOJHOTO JHS
= LowLimitPxWeekend - HuwxHuit TUMUAT IPEMUH IO OIIHOHY B
JOTIOTHUTEIILHON CECCUH BBIXOJHOTO JHS
= ClearingSettlPrice - PacueTHas 1ieHa nmpeacTosiinel KIMPUHIOBON CECCHU
e B coobmennn Security Status (f):
o M3zmenen ID mabnoHa coobuienus ¢ 'S' Ha '48'
o JobaBieHsl mous:
= HighLimitPxWeekend - BepxHwuii TUMHUT IPEMHU 10 OMIIMOHY B
JOTIOTHUTEIILHON CECCUH BBIXOJHOTO JHS
= LowLimitPxWeekend - HuwxHuit TUMUAT IPEMUH 1O OIIHOHY B
JOTIOTHUTEIILHON CECCUH BBIXOHOTO [THS

6.3. SIMBA

e Bepcus cxemsl cooOmieHmii n3MeHena ¢ 8 Ha 9.
e B coobmennn SecurityDefinition:
o HWnentudukarop coobmenus msg id usmenex c 21 na 27
o VYnanensl nons MaturityDate u MaturityTime
o JloGaBieHBI TOJIS:
= HighLimitPxWeekend - BepxHuii TUMHUT PEeMHH 110 OMIHOHY B
JIOTIOTHUTEIIBHOM CECCHH BBIXOHOTO JHS
= LowLimitPxWeekend - HuxHuii TUMAT OPEMUH MO OMIUOHY B
JOTIOTHUTEIIBHOM CECCUH BBIXOHOTO JHS
= ClearingSettIPrice - PacueTHas nieHa npeacTosIieil KIHPUHTOBOH CECCUH
e B cooOmenun SecurityStatus:
o MWnentudukartop coobuenust msg id u3meHeH ¢ 9 Ha 28
o JloGaBieHBI TOJIS:
= HighLimitPxWeekend - BepxHwuii TMMHUT IpEMHU 110 ONIIMOHY B
JIOTIOTHUTEIIBHOM CECCHH BBIXOHOTO JHS
= LowLimitPxWeekend - HmwxHuit TUMUAT TPEMUH IO OIIHOHY B
JIOTIOTHUTEIIBHOM CECCHH BBIXOHOTO JHS

7. U3menenus B Tepmunajse CpouHOro pbIiHKa



e B oxna O0s3aTenbcTBa MapKkeT-Melikepa nmo onmuoHam 1 O0s13aTeIbCTBA MAPKeT-
Meiikepa o ¢gbro4yepcam 100aBJI€H HOBBIH TapaMeTp:
o IIporpamma - Koa nporpamMmmsl
e B nacrpoiikax ¢unsrpanun OosizaTesbcTBa MapkeT-Meiikepa 1o onuuoHaMm u
Oobs3aTeabcTBa Mapker-meiikepa no ¢gpprodepcam 100aBieH GUIBTP 1O KOTY
IIPOrpaMMbl
e B okno JIumuTupoBanue 100aBiieH HOBBIM MapaMeTp:

o IIpemus - 6681-Y - HakoruieHHas 1o clieIKaM IpeMus 10 MPEeMHAIbHBIM
OIIIMOHAM, MOJAJIeXkalas K yraTte B Ommkaimuii Knupunr, B nepecuere Ha
py6mu. He BkItouaeT B ce0st GMHAHCOBBIN Pe3ybTaT UCIIOTHCHUS MTO3UITUN

e B okno CpeacTBa mo pacueTHbIM Ko0/JaM J100aBJICH HOBBIN IMapaMeTp:

o IIpusnak Cnen. PK - IIpu3Hak T0Oro, 4To pacueTHbIi KOJ OTKPHIT JUIs

HEPE3UJIEHTOB HEPYKECTBEHHBIX CTPaH
e B okno JlumutupoBanue 100aBiaeHO HOBOe 3HaueHue noss Craryc:

o Mn - IIpu3Hak TOro, 4TO pacueTHBIN KOJ OTKPBIT IJIs1 HEPE3UICHTOB

HEPY>KECTBEHHBIX CTpaH
e B okna ®unaHcoBble HHCTPYMeHThI 1 M H@opmanus 100aBieHbl HOBbIE TapaMETPHhI:

o Jlara Hayasa Topros - /[ata Hayasa TOProB UHCTPYMEHTOM

o Bepxumii mmmur ACB/L - Bepxuuii tumut 1iensl B JICB/]

o  Hwxnnit mumut ACBJ - Huxuauit tumut nenst B JICBJL

8. U3MeHeHnus B oTYeTaX

e H3menenus B clientsXXYY.csv/clientsXX00.csv:
o Jlo6asneno mose spf (numeric(1l)) - [pusHak crenuaaIbHOro PacueTHOrO KoJ1a
JUTSl YYaCTHUKOB KJIIMPUHTA-HEPE3UACHTOB M KJIMEHTOM-HEPE3UICHTOB
Y4aCTHUKOB KJIMPHUHTa HeJlpyxkecTBeHHbIX cTpaH: 0 - 06b1unblil PK, 2 - PK UH

9. U3meHeHnus B uHTepdelicax, IVIaHUpyeMble B Oy1yIIHX peju3ax
Hanomunaewm, uto B untepdeiice CGATE B Bepcuu 9.9 muiaHupyroTces cieayrone n3MeHeHHS:

o [Inanupyercs ynajieHue CIEAYIOIUX YCTAPEBIINUX MOJICH:
FORTS_REFDATA_REPL:session:inter_cl_begin
FORTS_REFDATA REPL:session:inter_cl_end
FORTS_REFDATA_ REPL:session:inter_cl_state
FORTS_REFDATA REPL:sess_option_series:step_price_interclr
FORTS_REFDATA_REPL:fut_sess contents:step_price_interclr
FORTS_REFDATA_REPL:fut_instruments:step_price_interclr
FORTS_REFDATA_REPL:fut_exec_orders:xamount_apply
FORTS_REFDATA_REPL:opt_exp_orders:xamount_apply
FORTS_CLR_REPL:money_clearing:asset_type
FORTS_CLR_REPL:money_clearing_sa:asset_type
FORTS_CLR_REPL:money_clearing:pay
FORTS_CLR_REPL:money_clearing_sa:pay
FORTS_CLR_REPL:fut_pos:pos_exec
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o

@)
@)

FORTS_CLR_REPL:fut_pos_sa:pos_exec
FORTS_CLR_REPL:opt_pos:pos_exec
FORTS_CLR_REPL:opt_pos_sa:pos_exec

e [lnmanupyercs ynaleHue ycTapeBIIel TaOIUIIbI
FORTS_REFDATA REPL:fut_intercl_info

e [lnmanupyercs ynalieHue ycTapeBIIel TaOIUIIbI
FORTS_REFDATA _REPL.:opt_intercl_info

B Bepcun 9.12 mnanupyroTes clieyromme M3MEHEHHUS:

o [lnanupyercs ynaneHue CIEAYIOMUX YCTAPEBIINUX IOJICH:

o

O O O O

FORTS_COMMON_REPL:common:settlement_price_open
FORTS_REFDATA_REPL:fut_sess_contents:settlement_price_open
FORTS_REFDATA_ REPL:fut_instruments:settlement_price_open
FORTS_REFDATA _REPL:opt_sess contents:settlement_price_open
FORTS_REFDATA_REPL:fut_sess contents:ticker



Version 9.6 Changes and Updates

1. Procedure for calculating option price limits during Additional Weekend Trading
Session

Implemented in technical readiness mode. The launch of option trading in anonymous mode
during Additional Weekend Trading Session will be announced separately.

In version 9.6, the Spectra Trading System introduces verification to ensure that option prices in
client orders comply with the price limits during the Additional Weekend Trading Session set in
the system. The verification logic is standard: buy orders with prices above the upper price limit
and sell orders with prices below the lower price limit are considered invalid and rejected by the
system.

The calculation of price limits during additional weekend trading session is performed for each
option based on factors affecting prices (underlying asset price, volatility scenarios, interest
rates) in accordance with the existing methodology https://www.moex.com/a1898, with the
following adjustments:

e The maximum and minimum volatility scenarios for the underlying asset are set to the
calculated underlying asset volatility at 23:50 on the last trading day before Additional
Weekend Trading Session;

e The upper and lower bounds of the futures contract (collateral) for the option are used as
the maximum and minimum underlying asset prices.

The calculated values are published in the gateway in the 'volat' table of the
FORTS_VOLAT_REPL stream in the fields up_prem_weekend and down_prem_weekend
(outside Additional Weekend Trading Session, these fields are set to -1). These values are
displayed in the Derivatives Market Terminal in the 'Financial instruments' window under the
fields "Upper price limit for AWTS" (weekend_price_Imt_high) and "Lower price limit for
AWTS" (weekend_price_Imt_low).

Checking option orders against Additional Weekend Trading Session price limits is mandatory
for the anonymous trading boards. Additionally, clients retain the ability to trigger a check
against the current option algorithm when submitting an order (is_check_limit), where the price
is verified against the price ranges volat.up_prem and volat.down_prem.

2. Enhancements to trading and delivery on the Derivatives Market for clients from
unfriendly non-residents under Directive No. 436

In connection with Directive No. 436 and the Resolution of the Board of the Bank of Russia on
implementing "Hu"-type accounts in the Spectra Trading System, access for unfriendly non-
residents holding "Mu"-type accounts to trading and delivery of equity futures on Russian issuers
has been enabled.


https://www.moex.com/a1898

To support "1u"-type accounts, a new indicator "SPF" has been added at the Settlement Account
level. In the gateway, this indicator is transmitted in the fut_margin_type table of the
FORTS_REFDATA_REPL stream in the 'spf' field - Indicator that the settlement account is open
for a non-resident (citizen of an unfriendly country): O - standard Settlement Account, 2 -
Settlement Account "HUu". Clients (7-digit code with "non-resident” flag) registered under
Settlement Accounts with the "SPF" indicator are permitted to trade equity futures on Russian
issuers, but only in anonymous mode. Negotiated orders by "Hu"-type accounts are prohibited
(error 3003 - Negotiated orders by Settlement Accounts "Uu" are prohibited).

3. Add premium calculation to the RMT service

The Regulation of Margin Trading (RMT) service, which enables Calculation of Risk Coverage
Norms (RCN1 and RCN2) under the market-based method on the Clearing Member side, has
been enhanced. When calculating the norms, premium from premium options on spot must now
be included:

RCNL1 = initial portfolio value + variation margin + NOV + premium — initial margin (without
collateral)

RCNZ2 = initial portfolio value + variation margin + NOV + premium — (initial margin (without
collateral))/2

where premium - accrued premium for premium options from trades, payable in the next clearing
session, converted to RUB.

The premium value is calculated and transmitted to Clearing Members in the same manner as
other components used for RCN1 and RCNZ2 calculations under the market-based method, in the
gateway via the FORTS_RMT_REPL stream in the rmt_im table in the rmt_premium field.

4. Enhancements for instrument registration two clearing cycles before trading start

The logic for registering new instruments in the system has been updated. A new attribute has
been added to the trading instrument: Trading Start Date (d_sess_assign) - the calendar date from
which order submission becomes possible.

A trading instrument becomes available for trading on its Trading Start Date, and remains
accessible from the first available trading period on that calendar date.

5. Change in data transmission timing for FORTS_VM_REPL and
FORTS_VOLAT_REPL streams

In versions up to and including Spectra 9.3, after the evening M-t-M clearing session, data from
the completed and calculated session was transmitted in the FORTS_VM_REPL and
FORTS_VOLAT_REPL streams until the system servicing period, alongside data for the newly
assigned session. Subsequently, during servicing, data from the previous session was deleted.



Starting with Spectra 9.6, data from the previous session in the FORTS_VM_REPL and
FORTS_VOLAT_REPL streams will be removed during the assignment of the new trading
session and generation of initial data for it. Thus, at any given moment, the FORTS_VM_REPL
and FORTS_VOLAT_REPL streams will transmit data for only one trading session.

6. Changes in Interfaces and APIs

PLEASE NOTE: Changes to the FAST SPECTRA and SIMBA SPECTRA protocols for the
Derivatives Market are not backward-compatible and require modifications on the client
software side.

6.1. CGATE

e Inthe FORTS_COMMON_REPL stream, in the ‘common’ table, the field
settlement_price_open is deprecated and will be removed in version 9.12.

e Inthe FORTS PART_REPL stream, new field has been added to the 'part’ and 'part_sa'
tables:

o moment (t) - Time of record update.

e Inthe FORTS REFDATA_ REPL stream, new field has been added to the
fut_sess_contents table:

o d_sess_assign (t) - Trading Start Date (calendar date from which orders for the
instrument may be submitted).

e Inthe FORTS REFDATA_ REPL stream, in the sess_option_series table:

o semantics of the d_sess_assign field has been changed - it now represents the
Trading Start Date (calendar date from which orders for the instrument may be
submitted);

o new field added: fixed_spot_discount_clr (f) - Sum of discounted values of
declared cash flows, calculated as of the start of Trading Day T.

e Inthe FORTS REFDATA_ REPL stream, new field has been added to the
fut_margin_type table:

o spf (il) - (SPF - Special Flag) Indicator that the settlement account is open for a
non-resident (citizen of an unfriendly country): 0 - standard Settlement Account, 2
- Settlement Account "1u".

e Inthe FORTS REFDATA_REPL stream, in the fut_sess_contents, opt_sess_contents,
and fut_instruments tables, the field settlement_price_open is deprecated and will be
removed in version 9.12.

e Inthe FORTS REFDATA_ REPL stream, in the fut_sess_contents table, the field ticker
is deprecated and will be removed in version 9.12.

e Inthe FORTS MM_REPL stream, new field has been added to the mm_agreement_filter
table:

o program_code (c50) - Program Code.

e Inthe FORTS VOLAT_REPL stream, new fields have been added to the volat_sa table:

o up_prem_weekend (d16.5) - Upper price limit for option premium during the
AWTS;

o down_prem_weekend (d16.5) - Lower price limit for option premium during the
AWTS.



e Inthe FORTS_INFO_REPL stream, new field has been added to the
option_series_params table:
o fixed_spot_discount_clr (f) - Sum of discounted values of declared cash flows,
calculated as of the start of Trading Day T.
e Inthe FORTS _RMT_REPL stream, new field has been added to the rmt_im table:
o rmt_premium (d26.2) - Accrued premium for premium options from trades,
payable in the next clearing session, converted to RUB.

6.2. FAST

e In the Security Definition (d) message:
o Message template ID changed from '40' to '47";
o Fields MaturityDate and MaturityTime removed;
o Fields added:
= HighLimitPxWeekend - Upper price limit for option premium during the
AWTS;
= LowLimitPxWeekend - Lower price limit for option premium during the
AWTS;
= ClearingSettlPrice - Settlement price for the upcoming clearing session.
e Inthe Security Status (f) message:
o Message template ID changed from '5' to '48";
o Fields added:
= HighLimitPxWeekend - Upper price limit for option premium during the
AWTS;
= LowLimitPxWeekend - Lower price limit for option premium during the
AWTS.

6.3. SIMBA

e Message schema version changed from '8'to '9".
e In the SecurityDefinition message:
o Message ID (msg id) changed from "21' to '27";
o Fields MaturityDate and MaturityTime removed;
o Fields added:
= HighLimitPxWeekend - Upper price limit for option premium during the
AWTS;
= LowLimitPxWeekend - Lower price limit for option premium during the
AWTS;
= ClearingSettlPrice - Settlement price for the upcoming clearing session.

e In the SecurityStatus message:
o Message ID changed from '9' to '28';
o Fields added:
= HighLimitPxWeekend - Upper price limit for option premium during the
AWTS;



= LowLimitPxWeekend - Lower price limit for option premium during the
AWTS.

7. Changes in the Derivatives Market Terminal

In the windows Market maker obligations for options and Market maker obligations
for futures, a new parameter has been added:

o Program - Program Code.

In the filtering settings for Market maker obligations for options and Market maker
obligations for futures, a filter by Program Code has been added.
In the Limitation window, a new parameter has been added:

o Premium - 6681-U - Accrued premium for premium options from trades, payable
in the next clearing session, converted to RUB. Does not include the financial
result of position execution.

In the Settlement account assets window, a new parameter has been added:

o Spec. SA indicator - Indicator that the settlement account is open for a non-
resident (citizen of an unfriendly country).

In the Limitation window, a new value has been added to the Status field:

o Hu - Indicator that the settlement account is open for a non-resident (citizen of an
unfriendly country).

In the windows Financial instruments and Information, new parameters have been
added:

o Trading start day - Instrument trading start day;

o Upper price limit for AWTS - Upper price limit during Additional Weekend
Trading Session;

o Lower price limit for AWTS - Lower price limit during Additional Weekend
Trading Session.

8. Changes in Reports

Changes in clientsXXYY.csv / clientsXX00.csv:
o Field spf (numeric(1)) added - Special Settlement Account indicator for non-
resident Clearing Members and their non-resident clients from unfriendly
countries: 0 - standard Settlement Account, 2 - Settlement Account "Ux".

9. Interface changes planned for future releases

Please note that in CGATE version 9.9, the following deprecated fields are planned for removal:

FORTS_REFDATA_REPL:session:inter_cl_begin
FORTS_REFDATA_ REPL:session:inter_cl_end
FORTS_REFDATA_REPL:session:inter_cl_state
FORTS_REFDATA_ REPL:sess_option_series:step_price_interclr
FORTS_REFDATA_REPL:fut_sess_contents:step_price_interclr
FORTS_REFDATA_REPL:fut_instruments:step_price_interclr
FORTS _REFDATA_REPL:fut_exec_orders:xamount_apply



FORTS_REFDATA _REPL:opt_exp_orders:xamount_apply
FORTS_CLR_REPL:money_clearing:asset_type
FORTS_CLR_REPL:money_clearing_sa:asset_type
FORTS_CLR_REPL:money_clearing:pay
FORTS_CLR_REPL:money_clearing_sa:pay
FORTS_CLR_REPL:fut_pos:pos_exec
FORTS_CLR_REPL:fut_pos_sa:pos_exec
FORTS_CLR_REPL:opt_pos:pos_exec
FORTS_CLR_REPL:opt_pos_sa:pos_exec

The following deprecated tables are planned for removal:

FORTS_REFDATA_REPL:fut_intercl_info
FORTS_REFDATA _REPL.:opt_intercl_info

In version 9.12, the following deprecated fields are planned for removal:

FORTS_COMMON_REPL:common:settlement_price_open
FORTS_REFDATA_REPL:fut_sess_contents:settlement_price_open
FORTS_REFDATA_ REPL:fut_instruments:settlement_price_open
FORTS_REFDATA_REPL:opt_sess_contents:settlement_price_open
FORTS_REFDATA REPL:fut sess_contents:ticker



